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-8.00% 553 553 553 553 553 553 553
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2.67% 552 551 546 537 523 500 469
0% 367 264 141 0 157 -328 -510
2.67% 3160  -3432  -3707  -3983  -426l 4,539 4,819
533%  -13,084  -13125  -13183  -13259  -13,352 13,462 -13,586
800%  -24594  -24594 24596 24599 24606  -24617  -24,635
KR4201N23:2018-02 2327.5 12,844
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7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 141 141 141 141 141 141 141
5.33% 141 141 141 141 141 141 141
2.67% 141 141 140 138 135 129 120
0% 111 85 48 0 58 125 201
2.67% 1,018 -1,18  -1352  -1519  -1,688 1,856 22,024
5.33% 6015  -6073  -6143  -6225  -6317 6,417 6,525
800%  -12,784  -12,786  -12,789  -12,795  -12,806  -12,822 -12,844
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533%  -19,562  -19562  -19562  -19,562  -19,562 -19,562 -19,562
2.67% 9725  -9725 9725  -9725  -9,726 9,727 9,729
0% 90 70 40 0 -50 -109 176
2.67% 7,407 7,254 7,098 6,940 6,780 6,619 6,458
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2.67% 2960  -2960  -2960  -2960  -2,960 2,960 22,960
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5.33%
8.00%

3321 3,316 3,308 3,297
3,326 3,326 3,326 3,326

=0 = (VaR : 99% M2 +F, 102 7| F)

3,283
3,326

3,266
3,326



DAY 2018-02-07
J|ZY 2018-02-06

T
At #715d  MdE 0 0 0 LK
At s15H =M 0 0 0 ALY
= Rt5H  ME 4,489 0 4,489 ELf
= ft5H =M 0 11,028 -11,028 ErLY

2. 7N He| &

12
|
P

HCG8-HSCEI FUTURES FEB18

4,489.05

3,366.79

2,244.53

1,122.26

of 0.00  3,207.75 6,415.50 9,623.25,42,831.0016,038.7519,246.5022,454.2525,662.00

-1,122.26

-2,244.53

-3,366.79

-4,489.05 -

OHHIGS8-C132-HSCEI

276.41

207.31

S 0.00 T T T L T T T
or 0.00 3,300.00 6,600.00 9,900.00 13,200.0616,500.0019,800.0023,100.0026,400.00




SH

-69.10

-138.20

-207.31

-276.41

5,237.79

3,928.34

2,618.90

1,309.45

0.00

-1,309.45

-2,618.90

-3,928.34

-5,237.79

OHHIG8-C134-HSCEI

0.00 3,350.00 6,700.0010,050.0013,400.0016,750.0020,100.0023,450.0026,800.00

OHHIG8-P132-HSCEI

276.41

207.31

.00

3,300.00 6,600.00 9,900.00,43,200.0016,500.0019,800.0023,100.0026,400.00

pd

d



-207.31 |

-276.41

3,928.34
2,618.90

1,309.45

ol
=
I

%F

<

-1,309.45

-2,618.90

-3,928.34

-5,237.79 -

OHHIG8-P134-HSCEI

O-OO T T T T

1

0.00 3,350.00 6,700.0010,050.0043,400.0016,750.0020,100.0023,450.0026,800.00

3. L2 2 20 PEHE (H|Th2 Ao A3 )

HCG8 HSCEI FUTURES FEB18
OHHIGS8-C1: HSCEI
OHHIG8-C1: HSCEI
OHHIGS8-P1: HSCEI
OHHIG8-P1: HSCEI

o| Z[CH =0 4= (VaR : 99% M 2| +F, 102 7| F)

419



ZA|Y  2018-02-07
J|=2  2018-02-06

Mot {7tsd M= 0 0 0 &Ly
M FtsdH A 0 0 0 %&e
A ftsd  8H 0 0 0 Zu
A FHEH M= 11,533 0 11,533 ZhLf
2 CHESTINPN-" 60,200 0 60,200 % Q|
el {7tsd =M 0 60,250 -60,250 ALY
2. BN O] £ 2E
KR4101N30002-2018-03 R A 1| 200X| =M=
11,532.94
8,649.70
5,766.47
2,883.23
=
il 0.00 . . : . : . .
?{5 0.00 79.54 159.08 238.61 7318.15 397.69 477.23 556.76 636.30
-2,883.23
-5,766.47
-8,649.70
-11,532.94 -
74
KR4201N23252-2018-02 =325
17,671.88
11,781.25
5,890.63




O-OO T T T T T T
000  81.25 162.50 243.75 325.00% _406.25 487.50 568.75 650.00
-5,890.63 \
-11,781.25 \
-17,671.88
-23,562.50
7t4
KR4201N23278-2018-02 &327.5
9,006.25
6,754.69
4,503.13
2,251.56
0.00 T T T T T T 1
000 8188 163.75 24563 327.50~_409.38 491.25 573.13 655.00
-2,251.56 \
-4,503.13 \
-6,754.69 \
-9,006.25
74
KR4301N23250-2018-02 £325
15,234.38
10,156.25
5,078.13
O-OO T T T T T T 1
000  81.25 162.50 243.75 732500 406.25 487.50 568.75 650.00




-5,U/8.13 /,
-10,156.25 /
-15,234.38
-20,312.50
712
KR4301N23276-2018-02 5327.5
7,368.75
5,526.56
3,684.38
1,842.19
&
;’ 0-00 T T T T T T
%5 0.00 81.88 163.75 245%27'.50 409.38 491.25 573.13
-1,842.19 /
-3,684.38 /
-5,526.56
-7,368.75
7174
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7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1456  -1456  -1456  -1456  -1456 1,456 -1,456
-5.33% -970 -970 970 -970 -970 -970 -970
-2.67% 485 485 485 485 485 485 485
0% 0 0 0 0 0 0 0
267% 485 485 485 485 485 485 485
5.33% 970 970 970 970 970 970 970
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2.529E+11 UBCSFXCL INDEX_3 275
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-8.00% -275 -275 -275 -275 -275 -275 -275
-5.33% -184 -184 -184 -184 -184 -184 -184
-2.67% -92 -92 -92 -92 -92 -92 -92
0% 0 0 0 0 0 0 0
2.67% 92 92 92 92 92 92 92
5.33% 184 184 184 184 184 184 184
8.00% 275 275 275 275 275 275 275
2.529E+11 UBCSFXC1 INDEX_4 157

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -157 -157 -157 -157 -157 -157 -157
-5.33% -105 -105 -105 -105 -105 -105 -105
-2.67% -52 -52 -52 -52 -52 -52 -52
0% 0 0 0 0 0 0 0
2.67% 52 52 52 52 52 52 52
5.33% 105 105 105 105 105 105 105
8.00% 157 157 157 157 157 157 157
2.529E+11 UBCSFXC1 INDEX_5 236
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74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -236 -236 -236 -236 -236 -236 -236
-5.33% -157 -157 -157 -157 -157 -157 -157
-2.67% -79 -79 -79 -79 -79 -79 -79
0% 0 0 0 0 0 0 0
2.67% 79 79 79 79 79 79 79
5.33% 157 157 157 157 157 157 157
8.00% 236 236 236 236 236 236 236
2.529E+11 UBCSFXC1 INDEX_6 197
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74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -131 -131 -131 -131 -131 -131 -131
-2.67% -66 -66 -66 -66 -66 -66 -66
0% 0 0 0 0 0 0 0
2.67% 66 66 66 66 66 66 66
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-5.33% -168 -168 -168 -168 -168 -168 -168
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0% 0 0 0 0 0 0 0



267% 84 84 84 84 84 84 84
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5,445.45
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;E O-OO T T T n T T T 1
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-3,135.93
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7
3. AL 2 £ P EHSE N2 U0 4T ) GO
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